Arizona State Treasurer’s Office
Watermark Inventory Report

I nvestments Outstanding as of 03/31/2000 (Settlement Basis)
*** Carry-basisisbook-value amortized through 03/31/2000 ***

Pool: LGIP-Government (7)

I NVST# CUSI P# DESCRI PTI ON RATE MATURITY YIELD MDY S&P POSITION-SIZE # PRICE $ CARRY-BASIS MARKET- VALUE * $- ABOVE/ BELOW
U. S. TREASURY BILLS ( 11)
22833 912795DS U. S. TREASURY BI LL 4/20/00 6.011 AAA AAA 30, 000, 000. 00 99. 67000 1 29,905, 158.33 29,901, 000.00 - 4,158. 33
22366 912795DT U.S. TREASURY BI LL 4/ 27/00 5.763 AAA AAA 40, 000, 000. 00 99. 56000 1 39, 835,333.33 39,824,000.00 - 11, 333.33
22434 912795DT U.S. TREASURY BI LL 4/27/00 5.758 AAA AAA 30, 000, 000. 00 99. 56000 1 29, 876,500.00 29,868,000.00 - 8, 500. 00
22492 912795DT U.S. TREASURY BI LL 4/27/00 5.763 AAA AAA 30, 000, 000. 00 99. 56000 1 29, 876,283.33 29,868,000.00 - 8, 283. 33
22746 912795DT U.S. TREASURY BI LL 4/27/00 5.820 AAA AAA 30, 000, 000. 00 99. 56000 1 29, 874,658.34 29,868,000.00 - 6, 658. 34
22832 912795GX U. S. TREASURY BI LL 4/18/00 6.009 AAA AAA 30, 000, 000. 00 99.71714 9 29,915, 141.66 29,915, 141. 66
5. 849 190, 000, 000. 00 189, 283, 074. 99 189, 244, 141.66 - 38, 933. 33
6 | TEM5 I N SUBTOTAL FOR: U.S. TREASURY BILLS (TYPE 11)
U.S. TREASURY NOTES & BON ( 12)
22133 9128274M U. S. TREASURY NOTE 5.375 7/31/00 5.888 AAA AAA 10, 000, 000. 00 99.78000 1  9,983,393.16 9,978,000.00 - 5, 393. 16
22146 9128274M U.S. TREASURY NOTE 5.375 7/31/00 5.938 AAA AAA 10, 000, 000. 00 99.78000 1  9,981,820.91 9,978,000.00 - 3,820.91
5.913 20, 000, 000. 00 19, 965, 214. 07 19, 956, 000. 00 - 9, 214. 07
2 ITEM5 IN SUBTOTAL FOR' U.S. TREASURY NOTES & BONDS (TYPE 12)
RESOLUTI ON FUNDI NG ZERCES (  16)
21742 76116EAW RESOLUTI ON FUNDI NG 4/15/00 5.981 AAA AAA 25,351, 000. 00 99. 80000 1 25, 293,940.75 25,300, 298.00 6, 357. 25
22134 76116EAW RESOLUTI ON FUNDI NG 4/ 15/00 5.885 AAA AAA 6, 695, 000. 00 99. 80000 1 6, 680, 075. 30 6, 681, 610. 00 1,534.70
22136 76116EAX RESOLUTI ON FUNDI NG 10/ 15/ 00 6.285 AAA  AAA 3, 095, 000. 00 96. 80000 1 2,994, 525. 51 2,995, 960. 00 1,434. 49
5.988 35, 141, 000. 00 34, 968, 541.56 34,977, 868. 00 9, 326. 44
3 I TEMS | N SUBTOTAL FOR  RESOLUTI ON FUNDI NG ZERCES & STRI (TYPE  16)
GVT TRUST CERTIF ZERCES & ( 17)
22150 383665BA GOV’ T TRUST CERTI F 11/15/00 6.368 AAA  AAA 3, 325, 000. 00 96.04688 1  3,199,081.44  3,193,558.59 - 5, 522. 85
6. 368 3, 325, 000. 00 3,199,081.44  3,193,558.59 - 5,522. 85

1 ITEMIN SUBTOTAL FOR GVT TRUST CERTI F ZERCES & STRIPS (TYPE 17)
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I NVST# CUSI P# DESCRI PTI ON RATE MATURITY YIELD MDY S&P POSITION-SIZE #

22525 911759BA HOUSI NG URBAN DEV ~ 6.590 8/01/00 6.141 AAA AAA 5, 320, 000. 00

6. 141 5, 320, 000. 00

1 ITEMIN SUBTOTAL FOR AGENCY MIN (30/360) 2X (TYPE 21)

6.370 4,100, 000. 00
1 ITEM I N SUBTOTAL FOR ACGENCY NOTES (30/360) 2X (TYPE  23)
REPURCHASE AGREEMENTS ( 61)

6. 050 9, 421, 230. 36

1 ITEMIN SUBTOTAL FOR REPURCHASE AGREEMENTS (TYPE 61)
5. 900 267,307, 230. 36

15 I TEM5 | N SUBTOTAL FOR: LG P- GOVERNVENT ( FUND 7)
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